
 

   
    

    
    
    
    
   

    
    

    
    

    
   

    
    

   
    

   
   

    

 

State of California 
Pooled Money Investment Account 

Market Valuation 
3/31/2009 

Description 
Carrying Cost Plus 

Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest 

United States Treasury:
 Bills 7,897,019,502.10$ 7,959,223,855.36$ 7,986,696,000.00$ NA
 Notes 3,752,600,545.54$ 3,752,557,276.30$ 3,755,620,000.00$ 39,686,153.00$ 

Federal Agency:
 SBA 557,638,901.06$ 557,627,148.83$ 542,785,017.08$ 568,103.04$ 
MBS-REMICs 1,043,042,206.55$ 1,043,042,206.55$ 1,069,110,446.51$ 4,956,050.22$ 
Debentures 3,016,009,515.37$ 3,015,359,515.37$ 3,057,371,840.00$ 41,798,886.24$ 
Debentures FR 5,298,435,580.60$ 5,298,435,580.60$ 5,306,024,370.00$ 6,455,480.38$ 
Discount Notes 3,489,866,519.49$ 3,536,196,366.69$ 3,555,815,400.00$ NA
 FHLMC PC 602.87$ 602.87$ 613.08$ 10.73$ 
GNMA 133,692.26$ 133,692.26$ 150,733.25$ 1,322.16$ 

CDs and YCDs FR -$ -$ -$ -$ 
Bank Notes 250,000,000.00$ 250,000,000.00$ 250,000,000.00$ 16,666.67$ 
CDs and YCDs 1,850,002,527.72$ 1,850,002,527.72$ 1,849,981,446.00$ 109,361.13$ 
Commercial Paper 299,983,750.02$ 299,998,750.00$ 300,000,000.00$ NA 

Corporate:
 Bonds FR 220,326,060.58$ 220,326,060.58$ 217,038,047.62$ 313,556.97$ 
Bonds 58,030,060.39$ 58,030,060.39$ 57,876,325.60$ 637,013.82$ 

Repurchase Agreements -$ -$ -$ NA 
Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 6,974,500,000.00$ 6,974,500,000.00$ 6,974,500,000.00$ NA 
AB 55 & GF Loans 23,962,770,665.76$ 23,962,770,665.76$ 23,962,770,665.76$ NA 

TOTAL 58,670,360,130.31$ 58,778,204,309.28$ 58,885,740,904.90$ 94,542,604.36$ 

Fair Value Including Accrued Interest $ 58,980,283,509.26 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

The value of each participating dollar equals the fair value divided by the amortized cost (1.001829532). 
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its 
participation in the LAIF valued at $20,036,590.64 or $20,000,000.00 x 1.001829532. 
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